Zaokrouhlovaci chyby
(rovnomérné rozdéleni a rozckleni soltu velic¢in majicich rovnomérné

| rozdéleni)
| Rozckleni (v tomto pipadt se zajimame o hustotu p) saudvou nahodnych velin s hustotami f
a g se vypdith pomoci vzorcep(y) = .[_Z f (xX)g(y—x)dx
> f 1: =x- >Heavi si de(x+0. 5) - Heavi si de(x-0.5);
fl:=x - Heavisidéx + 0.5) — Heavisidgx — 0.5)
plot (fl(x),x=-2.5..2.5,0..1,thickness=2,di scont=true);
f2:=f1:
g:=y->eval f(int(f2(y-x)*f1(x),x=-5..5)):
plot(g(y),y=-2.5..2.5,0..1,thickness=2);
f2: =x->max(0, - abs(x) +1):
g:=y->eval f(int(f1(y-x)*f2(x),x=-5..5)):
plot(g(z),z=-2.5..2.5,0..1,thickness=2);
g:=y->eval f(int(f2(y-x)*f2(x),x=-5..5)):
plot(g(w,w=-2.5..2.5,0..1,thi ckness=2);
Konvergence:
Podle Lindebergovy centralni limitnéty aplikované na tentoriklad plati
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limitni funkce je hustotou normaliniho rageni N(0,1/12) jeji pedpis:f(X) = ,/—e6x
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| transformaci.
[ > restart:with(plots):
[ > f1: =x->Heavi si de(x+0. 5) - Heavi si de(x-0. 5);

fl:=x - Heavisidéx + 0.5) — Heavisidgx — 0.5)

pozn.: veltiny Y, =—=(X+ X 5+...+ X ) se p@&itaji jako vySe, avSak je j&Shutno pouzit ¥tu o

> limta: =x->1/sqrt(2*Pi/12) *exp(-x"2*6);
(-6x%)
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limita:=x -
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[> n:=textplot([-1.5,0.8,"n=1"], col or =bl ack) :
[> p:=plot(limta(y),y=-2..2,0..1.5,thickness=1, col or =bl ue):
> plotl:=plot(fl(y),y=-2..2,0..1.5,thickness=2,discont=true, color=

| red):
[ > display(p, plotl,n);
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f2:=f1;

> g.=y->eval f(int(f2(y-x)*f1(x),x=-5..5)):

pl ot 2: =pl ot (g(y* sqrt(2))*sqrt(2),y:-2..2,0..1.5,thickness:Z):

> n:=textplot([-1.5,0.8,"n=2"], col or=bl ack):
> di spl ay(p, pl ot 2, n);
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f2: =x->max(0, - abs(x) +1):

> g.=y->eval f(int(fl(y-x)*f2(x),x=-3..3)):

pl ot 3: =pl ot (g(y* sqrt(3))*sqrt(3),y:-2..2,0..1.5,thickness:Z):

> n:=textplot([-1.5,0.8,"n=3"], col or=bl ack):
> di spl ay(p, pl ot 3, n);
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h: =z->eval f (Int(f2(z-y)*f2(y),y=-5..5)):

> plot4: =plot(h(c*2)*2, c:-2..2,0..1.5,thickness:Z,coIor:red):
> n:=textplot([-1.5,0.8,"n=4"], col or =bl ack):

di spl ay(p, pl ot 4, n);
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